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(54) AUTOMATIC CURRENCY TRANSACTION CODE SYSTEM PROVIDED WITH COMPOSITE 
CREDIT CHECK FUNCTION 

(57)Abstract: 

PURPOSE: To provide an automatic currency 
transaction code system provided with a composite 
credit check function. 

CONSTITUTION: This system consists of a remote bank 
terminal machines 16-1 to 16-8 for input of bids and 
offers, local, bank computers 14-1 to 14-3 which are 
connected to a communication network and are 
connected to respective bank terminal machines, and a 
central computer 10 connected to the communication 
network. An order collation means which collates 
corresponding orders in the identity of values of 
parameters, an order broadcasting means which uses the '"^"f" 
communication network to inform plural local bank 
computers of order parameters, plural credit data bases 
which are arranged near local bank computers 
respectively and are connected in relation to one 
another and store credit data as plural latent order 
sources, and credit filter means in local bank computers 
which receive order data and call credit data bases to 
acquire credit data of order sources are included. 
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(57) [^*^] (iiSiE^) 

i^^^^^WlI 6-1-1 6-8 ir. mm^-^y h!7-^tc 
^ly-^' =^ — ^ \ 4-1 — 1 4-3 iifa^> h 7 — ^ 
^ (7? ft — I ^ T ^/^^ 5 ^ BB ^ t- 5 i6 CO 
;57/u^<v^ ^^vt:"^"^!^?^:^^^^^— i5^^ig^-r 
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I 

^(D\tmv'—^^-y^X'h-:>x. ^^i)mW:<om'^i^'^ti 

^^J ^ r 5 46 c7:> ft ffl ^ ij ffi ^ ^ ^ ^ ^ tf ^> T' ^ 
:5c t;i ^ ix ^ I ^ ^tf -r 6 46 (c: tti fSft ffl ^ijffl 

mt-r^m^m im.m(r)iy^y'j:., so 

;^ " ^ ^ig^T ^ 46 fCRulErpx^ >- ^ — iJ' 

^ 15^ ^ ^ tf ^ <^ ^ 1# fiS i: -r ^ IS * « 2 X * i 3 ( CIE CO 



#f?^¥6 - 9 6 3 5 9 

2 

[i**ii7i mm%Wi=7^ ^^^^^^{^^ 

(0\%my^:y^^ts^:,(r>X^^:Lh^mWh't^m-m^ 
> (7> - 35 ^ ± m ffl ^ >^ t c 5> IS ^ -It 6 46 o 5)- ifi #^ ^ 

A. 

T^a^n^i: ^ "Lie. m:%.(n'i^-%t-^^W^<r>x^—ti 
t ^-tirRS^i- 6 fc 46(0 > - ^ ^ 

(a) mw.^<'^ ^ ^-^m^^\^^x=&.-xikn^<y ^ — ^ ^ 

^ W±l^- r^ib 6 t^-^t^ ^fe:^: ^^^^ ^ -it ^ ;^ ^ 

^^'^xmx^y^/i'^^m'r^tth{z^ mm^^^^-^ 
&.xr^^y^y'yy'mnm'r—^^—y^^\^xiihi.x. ^ 
ticx^mmy^ xomm-^m^^:^ y^^rxo tth 

[0001] 
[0002] 
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3 

ft^^^tCfl. *[1#|^^4 4 1 2 2 8 7-§- ^ 
H1it) ^t>'fR]||4 6 7 4 0 4 4-^ -^(Oftil) 

[0 0 0 3] CtL^(7)mi^(±. ii#Bm{/iMtT:7 7'>' K\ 

ta^^^. ^i-^yrT" (caps) . m^^X^ :^ "^zf b 
(swaptions ) fj:}:fo:^^')fj:'^A7o:):^yy<y:y:^iy~h 
: instruments ) ^^/uT'i^^o i£^-(^^ol^ 
Xh. :Lfhh^^k(DW^\\^^mt^Hxy.^f^\.\ 

[0 0 0 4] tm^mt\±m^^^ ^ ^m'^m\^^^^x\t. 

^^\(D^< {±mm,^ ^ htj^L^^'^m^^t^^i^xy^'^^, 
z CO J: p tj:i^m^c^n ^mnm'kJL^'tmnm.t^nm^x 

[0 0 0 5] ^mnm'^=c.y^\t.mmi\mKt^^^y^y' 
^'~tf~-t(Dm(D^^m\m:ix,^nt>tix\.^^tK 

y ^ \tM'^W^W<j-^^^^X\cz 0#— 1 O^Pb^^ 
[0 0 0 6] ^eci. *i£o^^iiff {cj:-5ii®m:^^ 



(3) if^^ifie - 9 6 3 5 9 

~ m <7) ^ f J ^ ^ 1- 5 - <t ( c 6 o 

[0 0 0 7 ] ^mmm'mm. m i 4 s 9 5 7 3 -^t^ 

ts'i,<DXh^o ^(Diyy.T M.\tm.^\r^nt>titz'ik. ies 

20 tb. :^mmmmmi(Dmmzx^^^^tifziyy^i^j>.- 

mmj]<Dmmm\m^^^thtzjjW:^mm-r^. 
[0 0 0 8] mm^-^-<—y.itm'HmnEP-A-o 

4 1 1 7 4 8-^(C^^^tLTV^5;iv b ^l4'*^Cit! 

[0 0 0 9] ~mmm{C^o\,^X. :^^mit^^'y K:at>' 

■f-^. ) iZ^m^titzm^(Da^tiyl'=^>^}i''^-'^ ^ R 
;^?-r 5 46 tCfuifi a — =1 >- ^ — ^ d^^-^ ^ 

^U^7h:7 — ^, ^ ;^ — ^ {tofti— -tile V ^ 

s $ f\.fzmmf— ^ t'- y h^Ru:ty r — t mmi-^n h 
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J 

cDn— ;t»/U:=i ve^ — ^t-l-^^$;h.5o Z^COi^y^ 

[0 0 1 0] *^p^icj:tLti\ y5L~6\:^mrf^ti^m\:i. 

lo 0 1 1 ] :^¥im(D-mmi¥muy.TmH(Dm^^^m 
[0 0 12] A. n^mmm 

Xf\^f^t^(DmrMm^^1i:^i^Xh^fEi-^. m^.^^-^^\:L 
it^^mmw.-^. y^y^yzf^^^. m^m^-^yyy-. R 

fs:r>fz^m\^n\^xhnw<\^mm^n^. m:^\-t. -r^ 
T(Dii«rii:®t:i:jott5iiF^^p {y T > V) Rifmmy 

^||C^^l^T4-;t6tt/-^iSp"p (product ) ^ "t:*':y K" 



(4) 6 - 9 6 3 5 9 

6 

mm^^^L.. ^t(.{zX.^X2l5\^(D\tm^:^y^t-'^^ 

:>3(D%^^\zm'k-t^h<ox^^fzi^. i^^<D\tm'^ 

[0014] B. /^—Y^3LT T — ^y-^^^ — 

tl.xmm^fhho ^^=^>^^^ — ^R'(Jy<y^T^yy' 

ty^xmi'^-th^tt^x^ ho ^^^i^'t'^^-^Rxj^^^ 

fz^-^'h^<Du —ij ^ =3>-t''^ — ^14— 1. 14 

-2. 1 4 - 3 tr^j^-g-^ix-CV^^o a — ;^7yU/<>;^ :3 > 
f^-^fl^/--, /O^^ilfii^l^l 6-1. ~1 6-8t^ 

[ 0 0 1 5 ] in 1 (dioV^TH. 3-&(7?o— ;^/U>'<>'^ 

e ^ - ^ 8 ^o- ^ iysi*t^o;^7i5^ ^ nri ^ 5 

z^y ^ y^P^\zWLW^^h. 

[0 0 161 :=«>t:'^-^^U^5^^^^i^7-^L<^i^i^^ 

[0 0 17] ^5^:7^— Kl 1 fiq^^^'^f^ — 

^ y ^ r :y y =1 b= ^ - ^ IC:^ L T tl* ^ n 5o 

40 mm^m^m (imm) x(i{ditDy-y^;6-f5com±jx- 
9y vt^h')rf\^^4J>^x^Mfz^—^my\\±^h 

[0 0 18] Ill2lr^i-ili9. — ||:^0iJ(C^ol>T. #P 

";«7yu/Oi:' ri^^e^ — 14-1 \z^m.^f\^fz-^y^y^ 
V I/— t>ygg 18-1 tl?i!JSr<7:»^<>'<:'{f ffl:7r-f /L-^^ 

A/T'V^So ;^yw^>^> HI ^^t'^ — fbt-. IX 



7 

[0 0 1 9] ^muim^x^^^^x. \%my T 4 j\^\t:-&m 

ft ffl tSUi (iiSPii^ > ^ > t:" zi. - ^ ^ 6tl C3 

.-^^ (v-f^^-/— K) ^ivt"^-^" X(±±l^lS!cl=Jlir> 
^-2 0- 1. 2 0- 2{cmm^H^. ^-Ol^Sir^ 

— htDtzi^^^^ft^^-f-^o m^i:^. tn— ;^7/U/<>'^^ =1 >- 
zi. - f;iio tt 5 m%^^mM "b L < fl-T-'- ^ o X i: /■:! 

[0 0 2 1 ] 1^^-^:Sir>^-2 2Jl-r-^X(7:>IX^I#tC 

[0 0 2 2] ^mmt^^m, i e - i . i e - 2 nm^o-y 
y^/u^^^t"^ — ^TfcoT. 4^'— K\ 8 0:5: 

[0 0 2 3] C. ->;^7^ — V g > 

m 1 (7:)v-;^7"jU:^-^ yo— l5:i^7KJ:^llI(i[l]4 ^ 

7"i^co#^^D^ltg^IlI^Lfclll6'-'l 0. 1 l^t/1 

2. :s:T>'i 3-1 7tc7j^^nfc;^^ y->x-Y;=^:7'i/>r 



(5) #^¥6 - 9 6 3 5 9 
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[0 0 2 4] lx^l'>;^7^A{c#:tjpi-^7ti'!). 
-f [gi 1 tD^^^^a 1 6 - 1 i:'(7^ J: 9 ^^^'■^ V ^ i^^lSt^^^ 

v^rii.i^ (log) ^fTe>o ^m^m.mi--^\^<\tm'^<D 

^^tLfc-^^^^-C?" K(7:)v^v^A(l. /^5-<<?t^^. tips 
[0 0 2 5] l/^-ftl;^)^-Aco^tPS^^-f 

ft:SA^ \^x(Dmm^^^ ^m%A^\'<:m^ ^fzM:Lm 

[0 0 2 6] ll|4l>l^-r:/a 4 OtC:JoU^-C. 

t. ^^l#(i|il6tC^-rJ: 9?:^ h 'y7^U'-</U;^^^-^ 

^ u-r 3 6 jSLU<¥^^ 3 8 dr. ;^ :7 y — >7;-<"7^ 
^^tt;ti-5^.3 5 ^^/uTi/^^o h '>'^l/-<yu^ — 

:3.-^:r->3 >'3 2(7:>y h^^A.-ca^^, ^j^t 
50 h y-;^:/v/3 >3 3;0^^<>':^'i-^^a:^i^ y-xn 

y-:^±{^^L/£^tL^. /I^c7:>ilf9, 

[0 0 2 7] ^^^3 >^^>l^^T^x^l#(^Bx5Imm(cfl 

hmm. (log off ) m^itiy^^y^J^/)- 
hmm.i-^fz^. T^^l^^tmecD "Logout" ^y^-VaV 
40 ^^L/cLT. ENTER=^— ^iH^^o r tttr J: ^5I 

[0 0 2 8] "Products" . "Currencies" . "Report 
s " , "Transaction-Summaries " ^ RXf- "Futures-St 

rips" :ty>^3iy^m\^^xmn^Wim.-r^t. ^^^^^ 

^ ? 1 r^iS <75 1t f^:^ t>'^f f ^ u - ;^ y U/ ^ >- ^ > rx- — ^ 

50 Wv^-r^m^x-h^o 
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[0 0 2 9] 1. U7K—h%i^ 

—t^h "Reports " tI-^ h ^^iltR 

-^y hr-V 3 6 

Tm:t:6^tC#ffii-5o 3 8 tllg] 6 t^iTni" J: 9 (c. 

i^^X«ii^$ti5o UjK- "Activi 
ty-Reports" ^rT'v-aVl 0 2, "Credit-Reports" tI* 
37'->3>^l 0 3, Rt/ "Transaction-Summaries " 

[0 0 3 0] ii^<\^XM^j\^tm7 (D "Activity-Repor 

ts" ^m^K-r^t. [nscor^T^^ t^x^ 

^— 1 0 6 75^^^$tt6. :i(DT ^ yi^'r ^ U7i^— h 
^^^L — (1 "Counterparty-Trade-History" (tB^^:^: 

h:tyi^3 ,yl 1 0 ^^tpt>(?:>T'^5o :t:7''>3>l 0 
8, 1 1 ©(T^^.irfi^cOxj-rv'a >'cO^^^|fJ.Pj^L/c(^ 
^^^v"^;^ hIBizli 1 1 2 ^-a A/T'l^'So T i> ^ t:''r ^ U 

i"5o i'^c^ib-b. ;t-:7'v^3 >- 1 o s , i i 0(D^^{t.^ 

[0 0 3 1 ] W^l^it. Wi^l^f)'^ "Counterparty-Trade-H 
i story" a ^^il^Ri"^ ^ . W^ms 8 (n±'Jj[z 

1 2 2 ^-^%■Ayr'V^6o y — >;^7"y/U^ 

$iJ:5o KT'ig^/.^7^-^^^^:r^^^ 
^b-r5r ^{cj: tg. HP0^^^>'1 1 6. 1 1 8 {c:fc:;^-r 

7 coU/K— b^.^^^ffll^T "Transaction-Summaries 

[0 0 3 2] m 8 LT1?^I#;6^ "TRADE-BLOTTER 

" i^^mx.) :ty'i^ B> J 0 9 ^miR^^t. >^ 
y'J^it.m 1 0(D~B^^\^x. I 2 6 ^^^-rSo "^^1 

(running log) i: LTitffl-f-^o lt^ll^X(i(Sp"p 
6P^^>r 2 8. fJilE 1 3 0 :5ll>*7='" ^ 

ti^i 3 2 ^-g-A.T'V^^o '>;7.^Ati;:^.i57 y — ^-^tj-y 
/ui 3 4 ^i^i?pinBt^-r V(75^tcHP&t;^'<— ;^ 1 3 6 



(6) 4^!pf^t|i6 _ 9 6 3 5 9 

JO 

(ox^i>L^<it-r^x<Dm^ci=km:'r ^A;^-r^ 

t"— nil^EcT^^y-Y >^ 1 3 8 
0. ^£0^^^ (0&iil!i^fB:^— Kl 4 0<h LT^^nr 

>^^m^\{zx-:>x§^w^th^m^ii^(Dmm^y-f >':^- 
w^mPLi^m\^\^^^\ R ^{z^T \^tz^m\(Dmn^ 

[0 0 3 3] ^{1^?^ L<fiD-;f;;U/<> 

^ ='>'t:'^-^f^(;i^#i^-r'5o rco^^i±4^:^z3 vt:' 
^ — { ^ >E^f ^ ;t ^ ^ M S i- 5 i6 <7) ii m c7:> ^ 
i^^m^^^^ho:>x^^. 
20 [0 0 3 4] M-t>^Ill 7 ^^BSLT. "Credit-R 
eports" ^'T'v/B > 1 0 3 ^iltf^-f ^ v-y^T^AIjilgj 

1 1 {ZTT^-rmmm^BLXfi-^s^ h - 1 4 i 

-r^. rcOitfflK^;'i-rL™tl?f:7'v3>] 4 2t7:)i;;7. 

1-51^^7^=3^;^ MSi^ls 1 4 4 ^Wi-^, {tmmW::^=^=- 
"^iv^-m;6^<D;^^v^3 VI 4 2^ilfJ^1-6r c^t::J:»9 

'^y^y'MZ^^fjll^Tf.- h^m.-h\Z^^.:^^^t\^-0')j 

[0 0 3 5] {^Jx.fi\ "Maturity-Ladder " ;f 

x^My ^—"f ^ y^y'\^'^ 1 4 s^ik^<-t^o Z(omM=7 
^^^-x-r ^:/u-f fi^^3iq^#ip0=^^^>i so, W& 

--y:/— >- 1 5 2. y ^ V^y^—y^>l 5 

[0 0 3 6] {nmmWL;^ =~::^—\-t^h\z^ -How Does M 
y Name Trade" 3 > 1 4 3 ^^^-C^ 

;i>::£D;^y^->'3 >^3liRl-t-5 1^^=i>t'^-^li-t- 

-r^x(ou—tfj\-y<>^'^=^:y\i^z2.—^[zmm'r^tt ^ 
m-^'^:y^\z^L.x^(DW-mtmm'^\^ mm^m 

[0037] Z.(D^o\z Ur "How Does My Name Trad 
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(7) 

II 

[0 0 3 8] i^:^^M.\tnS.^-^\ci6\^'^x^MX%<r> 
5o m 1 9 (c^-Tii , ^ — ^i^^f^vu-Tj^— h 3 0 0 

--:yy-«iJ^3 0 2^t/fg^^ (c^oit^ffit^l BSc^.i^t- 
V^^*^3 0 8 ^/c. ^>^^l3 10fi 
^^t^iSp^p^lS 12. 314, 316. 318. ^L>*3 

SSc^^Urr-f 5C i:;^5T-#5o m^S-l. #!f.#-^3 2 2[c 
i^tt^^ "9" {i>bPA^^">yc>>{tffl^'<;^^^-X 
(Credit Lyonnais ) ti^=^-x2=fif-'y y hM^f^p^plCl:*^ 20 

[0 0 3 9 1 2. f^a°ptt^ 

"Products" isry^ a > 3 2 c ^iMj^-f 5 . r^'p^nmiSc 
^— 1 6 0;6^[g] 1 3(c:7T:-rilD^^^n'5o :l^7:•1^ 

(FRA) :^^v^3>16 4. :S.t>* I MM - ^'Ij 
:y:/;<i-:7'->3 > I 6 6 ^^/v-rv^^o ^ifpp^- 

[0 0 4 0] ^^l#;^^F^p^o;^^^-;i^^>^— nv^^-Tjf-^^y 
^~ 1 6 8;65^p"p;^-zx-(:i<!:oTjt^:>'5o 
^"nT'7Kv^:y N i^p^'p - ^ -^i^^iS^TfI^^OM^ CO 

;^;^:7''> 3 > 1 7 4. CTz0^y>^3 > 1 7 6 . 

^t/^— d;^^^ y >'^:?|-^v-3 >1 78(::J:*9r^-fe 

v-fi^t^Lrft^H^o ^;<^:7^->3 >'170~178^ 

1^, n.^^ — ^z/v-a > 1 7 0 ^il^-ra 

^-iso^^^-r^, ^-D^^-^t^;^ -^-(izx so 



4^rf^¥6 - 9 6 3 5 9 

72 

^-f&i5c^-zx-(i^^;f:7^C/3 > 1 8 2. m^^Wir-f 

> 3 1 8 6 . ^t/>efL^'tl. 1 8 6. 1 8 7 Rxy^ 1 8 8 

[0 0 4 1 ] '^^\^tmWi^':f'y 3 v^iliR-r 5 <t . 

<^^:7^>^3 > 1 9 4 :i^^;r:/>'3 vco^^fi 

3 eco— 0f^S:t;^^lil^.3 ^(n'^m-t^m:^ =^^—(n^ 

[0 0 4 2] '^^\'%t^mH:^':^'y 3 >- 1 9 2 ^iltRf 5 
>->^.X-A(i[I]l 7tC7F-rj: 9^^^-n:$^^-^,^^ 
^l/:tf- h 1 9 6 ^^iF-r^o w(7)U/J^- hfi7^->^ti 
t \.X(n=7^/\^^^ts^y ^—=7 4 VI 9 8 <t . Igtfeco 
7= — ^ ^-r >- 1 9 9 ^^^.T^^/^-5c X — >'(7:>=§'^ 

^— ^UK2 0 0. rffmta^>'-<-yU K2 0 2. lit^ltS^ 

/UK2 0 4. IX^ISi^'^— y^K2 0 6. V — 
^—JVY2. 0 8. ^lO'^-Y A-7-<— K2 1 O^^hX 

^^-^ ^%L%<nmMm&.'X (best order) ^^bTi-^a. 

V";^:7^-yuK2 0 %mjk\^mi^^-t^mm^'X'^^n 
[0 0 4 3] m^i^^- h{:i-^tz. m'^wthm^ti. 

V ;^ ^ ( C I ^ T I3t ? I nT ^ ^ p^p O /t i6 ( C -ft ^Jc ^ n -6 

[0 0 4 4] 9(dLT^^#(Cci:or(±^^{C^ 
SfT'#5il"9. 160. 168. 180. ^T>* 

1 9 Of^P^^j^iJi: UTf^tbU. r^ST^s^tb-r-Si:^. 
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[0 0 4 5] 3. h y — 

[0 0 4 6] ^^\mi^m'^^xxi'X^mmf^X(D\.^-rti 

(D^^-rthXh-^xh^\^\ ^^l^Tbm'^r^X^Atiir^ 
-fa ^yi:7 4 2{t^^m{zX'oxixm^th^mmr^. 

[0 0 4 7] &^L<(i. m,^\iy:^^MZ,^\^^Xif^X^ 
'r^:Lt^'-X^^. irfj:t^-h. (a) Q^^tlt'-;/ K;6^^ 

-rr <t(c:j:i9^tT$n6) . (b) '/^xnm^i^. mm 
L.XA:t}^t\^tL^\ (c) (d) '/^Xcom 

mJLa^^^i^CDM:^. (e) ?t.:^cDvS»l 0 . (f) ^ 
?$^n5-<^:7T V Ki7)^. (g) :7 7^> K;5^:^v'T- 

(h) j*.:^-t7?ifil-TP#. Rxf (i) ?:^.:;:c:^5^itAtLbn6 

d ^ ^ o ^ ° 7 ;^ " ^ (i ;^ — y Mi ^ i- J: o T 
(default) tn^'r^:it^-X^ AtKDMm^ 

"Do" ^-^W-tt. 'y:^^y'M.it}^mmcti ^> 

[0 0 4 8] /J^-Y — ^:7''> 3 VlCitol/^Til, 

,Jr- te^' ° ^ 7< - <7:> ^ ^ f i :^ t=i - :^ — <b: ^ <t -e-H- 
J^iliS^ix^o :^mM{z:^i^X. ISicOP&iit! ^ - K^^ 
tr W& i§ 7) 5 ^ ^ ^ y ^ — ^ f g :^ ^ 5 fc i'b t :i ffl I ^ ^ tt 6 o 
f^J;t(^. IIt&iili='— K "e 3" — n^''^— ^ — >r-y h 

ilt::. "e6" (iX7K:y h 6^^— D^J/'^-^fg^L. 
"e9" (±:^7K:y h 9^^— ny^ — ^it^-r^/^^'T' 

[0 0 4 9] B&ai^^— Kco^> K y —Hv^^ 7^ A 755-?: (7) 
KtcJ: ^^)^^^^/cm^f^^^^£:5C^O/^^^^D-7- 
VMbiK-So b75^L/.^7:)^^. 2i:$:^A:^-f-^fri?:?fc:fiTIS 



(8) it#^^6 - 9 6 3 5 9 

[0 0 5 0] &.x:^>hv-Rnwm^m^h~t^tz^. 

607^-0- — "Order-Entry " ^— 7— K^jltRi" 
5o ^w-C\ -mm0iJl;i^^V^r. mi S(D^-^y hv" 
^' ^T'U-r 2 0 0;6^^7j^^H5o ^-y 

l^ia^.2 0 6. ^U^gp0#7^>'2 0 8 ^^A.-r-v^5o 

^-Si:®tli^^t7)§^^^^S^2 1 0. St^k^>'^(7)^Htj 
^^i-i^SfJ^2 1 2. V7'2 1 4^^A> 

6fi?^:5:;6SAoT< 5 ^(T)^ LTil^^n/crp:^^!^^ 
-r-So HI 8co||J!^0iJ^cio^.^T. "EUROS-O/N " 

^^2 1 8 amm^m^^^i^n ^^^<r>^Ti^mW'}\^m 

[0 0 5 1] -r~^^y hv-'—^^AC^l^X. t:'->K[i'?^> 

S<D-7 — ^ y h'f—^^AZ^l^Xi^. 2o<Ot"-y KtO^ 
20 ;!i^S^2 2 0lc^7r:^tt5o ^^f^it "50.00 YOU f 
8." Xmt>^tttzm—(r>t:y \'^2 2 2{±. lx^l#/55 5{f 
K/U (5 0 X 1 0 0^ hvu) ^ 8 tr > h X{'^- ^ 

"50.00 " fi^.0^-P^^-tciott6 5^ K/u^S^ 
"YOU " K;bS-r'^x>^U^^m^Lf:igk 
^l#t::J:or/^^4x/ct>c75T^^ r <t ^MML. " f " 
(iSS^Et'y Kr-fcec<k^S*L. ^f^tc "8" 
^-auri^'Sc rntC^L. "A A f 7 1/2 " <l:#-75-tl 
tim~(0}c'y K2 2 4(i- (7?m^l::*:5tt^SUtOv<>'^;)^ 

yT<^tiX\^^tj:\^\ :zo:>m'B'. "A A " (ilRtt&O^^c?)^ 
oox^- ^M^b/'c^5l#lcJ;oT "A 

^^cto/ift^?:^^ t3*75r^^^o -^tz. ^-^/u- "f 7 1/2 " 

[0 0 5 2] ^^m^V^ >mfz^ loco^^y .yir- 

40 Rxi^<D'r^y^V\z.m'th'&Xo:>mw.t^hfi.oX\^^ 

[0 0 5 3] ^i:cOt^":y KfilU 1 8 lC;lol ^T>^^-f ^ ^ h 

"Do" ^P^.i^^n/c^^i^->l:ffi-o 

[0 0 5 4] ^^X'y^ >'f^±^^X^<y ?f^—^(Dm^o:> 



-8- 



15 

3 3 2 ^^'r^^mt^^^'&y:y:i--J^ 3 3 0 ^^-LTV^ 
^-'^0':)f:i^(O^W^(Oy<=7 ^—^y ^—Jl^YZ 3 4-^3 

yr^^tifzimt,m^^^^j:h^xh K) . i^m^r>m^i-^z 
tr^x^^o m^y^-^\- K3 3 4im^»(Dmr^^fr^L 

Tl^^, y^-yu K3 3 6fi^?|;6Sfl§$^^^x5 0^ 
7fLTI>^, K3 3 8(iri±C0?S»]f3^ 

^UTl/^'So B^y^—zi^ K3 4 2 (ia:5C(7:)fffi^&X(ii|X 
^^^LTl^^o ^Siv'-f-zu K3 4 4(Ti:?i:^'^n/zS 
^^Tj^b. "50" fi5{lK/^^|^UTl/^-5o 
/UK3 4 6am\^^T-t^tzisb\Z^^$^^m'PM^ 
:^LTV^^, ^^•X^^Aii:^^— /UK3 4 8{i^^.:^-;^)S5i 
^T'^ixti*. "f" ^^«t^r'^n{i* " s " <lri-6 

"f" r'Sb5o ^'^^ /I- K3 5 Ofit@^^^#755 

^— yuK3 5 2n^^'^^^(nm^-^^\<ntz^i,zm'^ 

[0 0 5 5] W^\^\tm>y<^ntzy<v ?^-^o:>\,^irtl 

Z t :d'-X^ 5o YXi^. m\^-^mi.xm^ ^ titi^X 
^A:t}'r^^\ 'Xity^-M.±.i,c7r:^thtimx^^'^-r 

10 0 5 6] h^^:$c^7^tjLfz^ik. ^coiiiic/-'^^- 
[0 0 5 7] 4. mmy /i-^^m 
i^^y hv-'—i^y^^u^^^i^x^x^nWi^y^j^^mim 



(9) i($^3jl6 - 9 6 3 5 9 

J6 

mmy /i^^^miy:^y'M.\:LX^ . mt^^>''^\^ 

^^^x^o :i<D-:fxn^7^(Dwmt^mm\t.^(nm^x^ 

[0 0 5 8 ] r rT\ Ill2^#f|e,-f5^, ^p— ;f7/UyN 
Vt^^^iX::'^ — ^ 1 4 — 1 fir (T:) P— J^/U/^^^ :=i 

s u-iymw 18-1 (Dimmy 7 ^ /i^-xmBrnv"- 
cofti^i^^ xiv^'^ (f^(c*^(f t^if^^oxm 

[0 0 5 9] mS^ZTjki-m^ . X2^ioj\y/<:y^zily\i^-L 

^i%^ti;tcpu 1 9^tiAyX\-^, mmy ^j^^ i 5 
/K-S^^ttr. m'^^inm^'—^^^y^/u^Rxj^cpv 

[0 0 6 0] mm<Dm-nim'^'^\^<{-xnjz^^^mm(n 
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(10) 



#^¥6- 9 6 3 5 9 



/7 

[0 0 6 1 ] -mtl^X. ^1 iCfitf 6=1- K(i>'<>'^ 



/5 



A 
B 
C 
D 
E 
F 
N 
Z 

m2 



mv h (MS) 

10 0 + 
7 5-99 
5 0-74 
2 5-49 
10-24 
1 O^T' 



A 
B 
C 
D 
E 
N 
Z 
* 



1^.1? ^ y h (MS) 

5. 0 0 0 

4 . 0 0 0 

3 , 0 0 0 

2 , 0 0 0 

1 , 0 0 0 



[0 0 6 2 ] z(DXo\ci.xmm:^ ji-'9^mny<>'^ 

[0 0 6 3] $7-^ L< tiftffl^-f >'(i^^^/^75^l5:®^ti 
[0 0 6 4] $btc. \tmyr'^^^\-tm:lBL'(J2COm2 

f)^^^<omm\^n\^xm^'t^ z t ^m.t^mm(omm^^ 



[0 0 6 5] ^mA^<>^\t-^ri^^<Dmmm^iiR'(j 
y<i^^n^ti^i^cDmmyT^^i^^mn-r^tzt^. 

^ ^ I 7" (75 :^ >- 1:° - 

— ^ ^iri^xm(Dy<> ^ (Ditmy r ^ ^^\zm 
oco/< > ^ > ^ --COT -tr S§fi?F$;i)c ^ ;txT 

(7)m j^! X - ^ (i t/itiEigc't Siir > ^ - 1^ J; o T r ^ 
[0 0 6 6] ^Iffl:7r^/^fj:^/,<7);^^fe{-:^b'l^T?FM^ 

30 [0 0 6 7] ^ibiC. (tAiXtlftHcO^^ y^(Om:^. ^J;t 
( il jT # X { i p^p CO £75 { t ffl ^ ^ >- t!) - (b ^ ^ m ^ { I ^ 

[0 0 6 8] 4^^0^(Ov'X7^J^^c:io^/^T. i[3i?l^;i5;t-:7 
/i t'- K ^ CO :7 r " I ^ T*S3i: ^ ixfcifffl tt 
^ (1^(75:^:7 T-^Mco{tffl:7 7- ^ yutcT -lr>^ L. ^ 

[0 0 6 9] ^m^rLti^mmm^:^^y^itm\^m'S 
mt.xmM^tifzzt^Kmi-^. ^^^i^\:f^-^t 
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19 

[0 0 7 0] 5. ^-xcon-^ 

[0 0 7 1 ] 'l^,X\zn'r^^EMm^'^:^'^:^v' yZfA 6 \Z 
7^'y:/4 h'T y ^ o-:)^m\%^ Y<ry^m'h^ 

[0 0 7 2 J i^^'rJ^:d>:^'ryy''4S0-)y^::^hyn-t:^ 

j^mn^m^-^tmmm:i^i^xf(^^\^'^f^-r^^jj:d'^ 

[ 0 0 7 3 ] b'">^ K;5^:^7"y:/5 0 ifZ.^\^'^x^'r ^ b 
rifz^i^. ^(Dflk^m^y' yys 4{z^h^Xytyr y—:i'3 

7^ A { c 4bH ^ T ^ ^ /Uir - :7 i^ii ^ ixr 



(11) #r^¥6 - 9 6 3 5 9 

yi^'-iy:^m^i^{c^^\<Dm^^^m^i'^tzi^. 

^i^I^-tirr. "RETERN" ^:r(7)$tsg 
- ^ ( ^ J: o T ?tf: ^ ^ tT:) i^:; ^ S 1 1 ^ ^ I N ( . 

[ 0 0 7 5] m.^w^^^^h.fzm. ^^^-^m^^m-^ 

m'JfL. f^^^Ml.X\^'^^i^<n'{^X(Dtzi^(Dn^'k^^ 
-r^ibf^fcA^o /l^-noiit:?, 114 £Oy^n-t^{i^^[# 

20 \z^'oxW\fzts:'&Xf)^xti^i\.tzt^ . 

^boT. >^4 8^U?5 OICioV^Tf^;^ h ^nfciS 

^tifzi,(Dti.x. mmr-mt-^xm'^^tix\.^^m 

[0 0 7 7 ] t'-^-T^q^JS-r^ cff^irn^e^-i?^!! 

zzxytyTy — {^Mi.^'y—(nm-^^^c^'±. i^y 
ry-t-y^^ y^^ e tc^oV ^T^tffl^H^JPS^^;t ^ r ^ 
mts^fi^'-^t-^m-f^^, y^T'yybB\ci^\f^Xy-y^h^f\. 

fzm^. :^y T y-f)-^<Dmymm^mK.^- t^mts- 
^0 mm^^ztib'-x^^, 

[0 0 7 8] :tyry—{zJ:^\:i'y~-(Dmm^'-^-^6^f£ 

m^. Rwnmmi§r^y>y'yy5 8{c^[^^xnm^tifj: 
m'^fj:\^^t^. xi^:^y T y—^mmmnmcomM^m 

50 [0 0 7 9] \^^'rti:^-^'^<DflX\Z-Dh^X^±f£m'^n 
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^ * =r V ^ - ^ tc: J: o X ^ (t An ^ tL 5 rP^tE 
[0 0 8 0] ^^^f£n^^'^^\^^tz^ix. -rfj:t>hPj\'^ 

^\\:^^\^X-^-^^o^h.\z.mX^-t^^o\^m^^k\.X^ 
?i :S: ^ 55 ' J (t:* a ^ i: OS -r -5 {-^ |g ^ r?^ ^ i- 5 o 

10 0 8 1 ] '^'^fm-^i^'^-'^^fm^i^'^^^ft^fx.f^ 
Xit^^^>\i'=-~^^z^<>xm^m^ti. 

L(±* Lll'^C0?i:5:;^sft^;]tcA;^ $ H/c t 
t ^ < S An^ t:*- o /c £Oi6:^m t:: :Jo I ^ T V ^ 

[0 0 8 2] SPp1^^r^#, '>>^v^Atii-TMcm^U/cf^ 
^il^Sg{::fee^5i^ii:5c^^An?^^t.\ 
:$Ci^A;^-r5;^\ Xfi^;h.t>^/:iA;^L/£i/^;6^(c^fJ^f^^^ 

4 4tCjott5Sfe^ii:^C^corf-&tteE;^)-^^t^^ oTfthiOji 



(12) #^W6 - 9 6 3 5 9 

22 

Xt^t^^t\.^. y^'ryy'G 6{zio\,^X^m7&^X\^>^ 
y:f6S\Z:to\^^X^(D^m'^&X^m'^^'^X. 

mnx^^-t^mts^f)^^t)-mm^n^o n^:^*^2-:><D 

(1 2 -D(Dm^^xm(D^^fm^r^h^xwisbxmn^ 
th. %''^^^<D^^^\\ijj<D'^m^(Dmm'^^ ^y ^ {cx 

[0 0 8 31 6. m^^^^^i^—i-'B > 

20 §r<!:tcj:oT. x\xmmmmm^ (frb) icct-s 

^:Ltt^xt^. 

[0 0 8 4] ^o;^^(7)flfetD:^fy^->'3 V'b^/cv-^^-r Af^ 
[0 0 8 5] ^^X\±WkfX:-:>fzW<>^XA)}'t^:Lt-h-X^ 

30 \f=^-'9\-X'&.x^ -|-^> tc -a- L /c ^ ^ ^-tt-Bfi^ L 
[0 0 8 6] rA''^$i^/i^^A■^::ib'^^T. ^^^^of-^^ff^ 
ic^j-LT^o;i^(7:)^//of-?i:$:;^^A:>'j^n5o m.XvX't 

[0 0 8 7] ^h\^. mmi^)f^^X\±^<f:>WiiiXfii< . 

40 [0 0 8 8] ^■m^mtmi^r^n^m^im'T^-^^^m. 

[0 0 8 9] :^^mit^fz. w^\^r-^'^<Dmx\zmL^ 
xmmp^xmc^ii'i-A^hth^imm^'^:^ y^^htzib 

fim^^\'X^\:.fz.i)K R'(i'\''i^fmmmm'^mxh^t- 
t\^^o:Lt^. nmx^^x.o\^^^h(DXh^. ^x 

50 (i^^S^co'b'T)^ LT^5h>^x-^(cA;^^ti. 
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[0 0 9 1 ] ^^\^{:Hti^-oXhm.o:^^(DmX^^^m 
10 0 9 2 ] i^yv'M-t^^=^:y\f^-^[z'i^^^t\.fz 

I Muy.m'to:>nim\^i6^i ^^mm^^ v tju^4m.x 
mxfth-to i^^^^itm)i\:imm\^xm^^tim^^£t 

ti^x'^m^rifcm^xA^i-^ztr^x^^^ 
itz(D^ofj:y<^;^-^^m\^^x. mxm^r\im<DB^ 
<om^i,ci^ ^ m)l(Dm\^l^z^i^^r^xm^^^^ ^ :i t f)'-x^ 

5o :io:)2:^fj:^lXitm}i^—y^^^-r^i,(Dt]^xm 

^j:A.ib:^^<Dfj:t'^^^An^ztr^x^^. mm±. X- 
^ y ^ - i^'it^cD ^ 0 ^j:^nm^X7:}^^^m-^^^x t lx 

^j\-^nzzx^(Di[^x^m'^m-Jci,:im^\^xm.^j\^'^T 

6 8 t(DmMic:ts\^^x9t^zmmi^fzy'u-\iy^y^mi^^t\. 
5o if^.X^mMl.fj:\^^^-^pJf^(Dmwl\ (f^J;t(^ 6 O^j;) 

a:]^: ^ ?^ia ;f ^ ^ mi^-<— ^ tc ^ M -r 6 :i T' t 
[0 0 9 3] m^mii<zm'-^^tifz:^^m{c:h\^^x. m 

t^m±'r^tzi^(Dm'f-mn^m^^Ayx\.-^^ mm^^ 

— ^ y.{:Xa --Jj /U/<ly ^ > t"'^ — tc^ol ^Ti9^^ 



(13) 4#rfl¥6 - 9 6 3 5 9 

24 

m:m^tirz&.x{::!t^^Lxmmm-tii^m^^-r^h(ox 
[0 0 9 4) ff^Jli o^^^:^^tl/z:fe-?£^c^o^.^T. ;^ 

"ryy" (e) (iSJ^I^^^^IItf ^tlTttgl^^Dl ^TcO^^ff -g^ L 

/c^:^!:cQf^-ttfel^^ijit^^i^f!^$^3S^(cii{t-r 5 if y 

>^^'t3^^TH^5o (d) ir^<D 3 

JO -^(D^y^y.T'yz^^A.x^^^^ -t^^t^-h. (i) t^-t} 
;i^y<iy^ •=i:y\f=.-^[z'i^'^^tifz\tmv'-^^-y^^ 

n^u^ui-r^i:. (ii) &x\c%\it-t^mm^i'^^i^mm 

Xh^o y^y^yy" (e) fi^^t^. ^l3i^l;6^^^T^i^ 

tzm{z^\^'xco^^^m^y<>'i:^t^jkmizmm^^^y 

y^'ry^^^A.XX^^^, y^yf (e) li^/bic. n- 
;t7 yU/O > t" ^ — ^ (t ^ T^- ;^ ^ ^ 
L T l^tf ^ n/t ? 1 11 ^ ^Tj^-r 5 if y ;^ X :y 
20 r<ir;6ST'#6. yy" (e) n^^tc. 

ii:BS^^5i^y;^v^:y-7^^^A.r'l^5. ;=^x^yT7^ (e) 

(i) ^^-&L7t?£:$:co/N^^-i5'y<>^i^ 

[0 0 9 5 ] (a) A;^^fi?ti:ii:$c 

X^^. yy-y^ (e) ^i^5fe^^i:5:;6S^0^^ L/c7)''^;^)- 
(i) T^m'^^x^?^^i.tz^<>'yWu^mt- 
40 o (ii) m^i.fz^xtmij th^'^^mxh^m^^z 

<D^^^\^m=x-r^i^o:>x^^^ yy-yy (e) \t.^h 

[0 0 9 6 ] (i) mm^f—^^—yt^^-v'iffmmv 
'Otmm'^m.x^^zh^^yv-'^^h^ . 

-r6^<^r. ^r>' (ii) ^^Ico^fT^f^i-ffi^^Stt^o 
^^I^^ffi-5C T'i^^o y=ry-f (a) 

50 tT-r^-;^^ yy^^hjx\^-'^^ 
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25 

[0 0 9 7] ( i ) ^<iy<7(Dm~mm^ir-<x(DU'-~ 

;(7;u^<>^ rn^-t^^ — ^(cifi^-r^r (ii) ^d — 
(Mi ) — :^7/U/<>':^7 n^f^ — ^^LTitffi 
^iter^. (iv) itffife#tt^'^*=i>t:":::.-^t^Jl 

(v) W'mtmm'^^-f^tm'r^:Lt. 

(vi) ^l^mffl^&li-tt^^O-^lcil^i-^c^. 

(Vii ) ^{fffl^^ >'(7D^^(7)^.fi-^ti-^L, Til-Oil^ 

(ii) ^<>'^$^^+l7i^(bojS^^Hff^(7)B#rB^fcit 
#tS1-5r<^r. (iii ) ^mm.i)^h(D-K'h\^^'^'^ 

RXI (iv) m&mmWik. ^^=^:^\i^=l-^ 

[0 0 9 8] :^mmn^h^^. ^'/iXj^m-^<D^^y<v 

fc IS m to j^p^ / < >- ^ iii^ O (/ ^-r ^ 1 o ^ c I ^ r A 
;^ ^ ^ ^ J: 9 L fcil I ?i :^ >^5^ t ^ites^r 5 J: 

A^^^^/..T-l^5o r^c^t?^^. (a) /^>^^f,^^ 
(b) 4^^^>ezr-^(C:|ol.^Xfj|5/^>^i^5l^:a;^>f. 

covi:ic>^t/^N^7^-^fjt^^mi-5z^. (c) 
:^&t>v-^^;^-^ft^:lffei^-t-^r i:. (d) ^~;^7/^/< 



^^¥6 - 9 6 3 5 9 

[112] mKOi^T.^j^tmm'f-^yr^Mcmm.^ 

[l§]5] ;u-M-ym.^^^.iryu-^-^ 

[me] mi 0'>^-TAicj:i9i§^L/ciS^*tt;^^ y- 
V 111 ^ ^ -r m ^ 6 o 

[119] IKI i(7)->^7^AtcJ: <9l§^L/::i^-5^jl;^^ y - 

[[DIG] [H 1 (7:)'>';^v^Atcj: «9^^L/c^Sg5fea^i!^ ') 

— ly^if^^^'tB.MXhho 

mi 1 1 (11 1 (7»^-r AfcJ: t^^^.Lfci^^l^;^^ y 

— ^ig^r-; ^ -^^-t^mx ^ 5 o 

[HI 1 2 1 lil 1 (7)i/X7"AtcJ: «9^^Lfc*^^1t;^i^ y 

->^^^^i-a[lIT'ib5o 
[[111 3] mi ^?)'>;^•ri^^cJ: t9^^L/cffi*M;7.^ y 

— > ^ ^ ^ ^ i" ^ HI T' 5 o 

[mi 4 1 di 1 cOv-^v^^tC J; "^^^.U^cu^^^;^:^ y 

[|U1 5] 111 1 cr)v'X^A{cJ: ^}%^.LfciC^M^^ y 

— > ^ ^ ^ -f ^ HI T' 6 « 

[Hi 6 ] [1 1 c7:>i/;^xAtc J: *5 ^dk Lfci^^l^^;^ y 

[m 1 7 ] Hll c7)>';:^7^At::J: i^M^Lfci^^lt^^ y 

— >^^^^^-tBMXh^o 

[[li 1 8 ] (11 1 tO:>':^7"A(;iJ: i9^^.Lfc;f^5t?^;^^ y 

— >'^>7< ^ >r<-r^Ill T' ^ o 

[111 9] mi<r>iyy.y-Ms{^X,^)WALL,fz.^ — i^^^i^ 
h(7)|l|^-t:^b^, 

[[112 0] m^ <Di^y^y'j>.\z^^m±\.t:Lt^^m.y^^ y 

[ff-^tOlS^B^] 

1 1 m)iv'—^y^— K 

12 /N*;/ r :>'y=F>- e^ — ^ 

1 6 

20 il^^l^SirV^- 

2 2 l^i^^^-trv^?' — 
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ANYBANK, NEW YORK 

3QZ 

MONTHLY TURNDOWN REPORT ^304 

Occober 1990 - 21 BuAlnean Days 

(number of day* on wrtich a turndown occurred) 

RANK BURO FRA3 SWAPS 

3hort Fixed aoyond 
Datiea Dat«9 I y«Ar 

C 4 1 Z 5 16 

C 5 4 € 5 3 

3 - - - 

A - - - 2 . 

C 4 10 3 3 1 

C 17 - 6 - - 

C 8 • ^ . 

A 1 OZ^ 3 111 

D 15 5 - 

Z IX 11 2 I 1 

» - le - 12 - 

B - - - - - 

2 20 3 2 10 H 

B - - - - - 

B - - 

/ ) t f t f 

3W 3JZ 31^ 316 318 3Z0 
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